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Objectie

In ti S~z new w cSl wteestmonoft cohemun ~cftonad its
statstia chackaftc Mmy bee investigatd wit a focu om estimat t
a*== ncbeftwuni

Background

Maecabemeficdi sm an hupit zmaszeofmbelatmsbetwnsigals. T
calculation acite coherenIceI flaction statistica chuctdts ad Its uan for siga
ftctdn las recivd ba" dicuonI fotdd obuemtlow of sao="y

iO&m I Ie'ses. By thei mey um, I usIItI do no provWd exkende observaio
hfrvas. Howeve, tey wea = mpI "ant clas of spias which hav no yet bee fully
eqzulme for t p -om Pof signa dtecto and cluassftRlatiel p pcent
advace in modelbedw hnes w alyIs teelnke han eabled the calcuatio
of Nig meokalon power; ap p -ad tei confidenc bnvals ftm inoit obuematln
iovL. Thte hiqe thw przise for uz"lylng the audo-apcm and cross
qua required is the calculatio of the I cnc function.
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Research Results

Theethods ofat sq maga~lhude coberene (SMC) estimuationa were examined.
Phil, t FFr (freqoeny doman) appreach was invedstatd as a baseline due to its
historial sigulficanco Secesad. a finu dommin approah was exanined which involved
Ruling am anftaepessive (AR) model fa the the F ns arnd eutinating the SMC from the
co~eugsm. Lasdy, II cpt coberenc esdinim via a leas-squares lHnea prediction
I- sggesled by NOWla was bvestlgatd

For Aoe-dumu t ln series The Umu-dan SMC estitutom approach (AR nme)
showed Mhe smalest Wias and variuz Nutalis procb showed simila (though

-oicf wors) pemommace and the FFr method showed the largest buns and
variance Most luevions work calculating SMC confidence intervals assumied tha SMC
estiMtes awe Gaussian distributed. Shudatm results show that this assumption holds
only for SMC value bete 03 and 0.8 for both long-duration and short-duraton tim
series. A complete discussion of these resolts is conained. in [1).

Publications
[11 A. Datan and W. S. Hodgkins. VoCueoce oflazsm s," TM-42 Maine Physica
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